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研究成果の概要（英文）：Three main studies on estimations and numerical analysis in mathematical finance w
ere considered. 1. A convergence rate to the real value of an approximation of the Bayesian estimator with
 respect to a number of data and choice of approximating parameters were theoretically given. Effects of f
iltering in expected utility maximization problems were also studied. 2. Using the Malliavin calculus, Gre
eks, which is one of risk measure, under a financial model with fractional Brownian motions were given and
 some effects were numerically confirmed. 3. Existence of jumps in Japanese stock markets and estimations 






















































































































































ラメータが 1/2 より大きい場合を扱う。 
(3) 日本の株式市場における跳びの存在に関
し て は 、 Barndorff-Nielsen and 





Lee and Hannig の方法を用いて考察す
る。また、日本の株式市場における資産
バブルの存在に関しては、Jarrow, Kchia 























































































































ブルについては、Jarrow, Kchia and 
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